e RS TuES R IR TR BT 4 2017 4R 58 2 AR s

g e Tl EAFREIER R ES
2017 ££58 2 TEWE

201746 H 30 H

EEEEN: RELESEHEARAF
EEREN: FPERITROHERAF
wmEEHAH: —O—tLELHA=TH

F1dk 14 5t



Hhr 2017 56 2 FEFEHA

§1 EERR

HSEHMAERS LEERIEAR S TR A RRICER. R E K
B, IR AR FSEE L HER PR e B AR AE AN ) B DA

HEEFEE N EHAT B A IR A RIRIEA R GG FME, T 2017467 J 18 HEK T
A I SRR IHERIIMB R A GG ENE, RIER N AR RIC .
TR PR B H I -

B BRI DOBRSRAE - B IR ST 0 SR N BRI IE Y 2 e B, BN DRI —

FEG M A SO AR IR . B KR, B TR 3R R il A48
5] T2 A ke <5 ()40 B3 0 B
AAR A T 55 BORER W 1T
AEWIE 2017 94 A 1 Hig%E 6 A 30 Hik.
§2 EHERHBEL
B4 RTAR ez 3 el i FF (QDIT)
Fp F ARG 002391
AT 002391
S (E TR
Fea A 2016 £ 3 H 23 H
T AR 473 A A 1, 542, 759, 914. 40 4}
RFEEAE A MR EERE b, B ok B 4Bk
. 1] 55 1 X114 2 WL 22 5 AR 900 B R % 5 42 £ fRO0 i A
A M, FRE IO BN )5 TE T 42 11 KU 7
HIFRE T, [ SRR 57 L B v P A2
AT GRAR Y X ER T S5 K FE I I, DL SR AN ]
B R B X A X 2 4 % . W O B8 B 1R 25 1T I8
H. ERTTIHIABRHT, B e FE 4 VLR W [E KA




e SRR IO 107 RUE S BB HE  2017 4R 5 2 /AR s

Hu X FAC L EL A1

B0 28 T J ) FLAR A B SR AE (K BIE TR, AR
FEXTBUR G 5T TR TS5 A A 5 75 R B 2 18]
FAXT BB BT, 1 8 AN [ 22 5% Ja J9IB BT ) ot 27 2K
JE B, JF AR A T B B BUAR A I BEAT R B
M RAE R 2 5 A R e b Be i B il &, el k&
B A PRAE IS {E .

95% X B3 3K B A K H £1 & Fi7 48 Blie s & + 5% X kAR

A £ e A v
AT G I A R B HE R
ARk TR T A e, FL U AR XS 7T R i 2
BRTBEME S, BEHEE, mTROWESE,
Jo& T UE S 15 5% 2k < I o 25 XU T v S5 A 0 et

IR B R AIE AHE AT T HAMIESR, Bi T/ 2R 5 5 IESR
B3k < ALY T I Bl ARG A — AR B R 2 Ak, ARk
S THT W Y1 2% XSy 45 455 A/MIE 27 T 47 450 % 9 T Ok ) A ) 45
B o

REEHA e J S E A TR AW

BEHEN AR AT BBt A PR A 7

BEANGE L NS R

Bank of China (Hong Kong) Limited

BEAh BB N ST AR

HE AT (i) AR A A

N IR A S fRAK

S uliai—-C

NGRS S AN E

002391 002393

AR N & 2 P ey

¥

w

1,307, 485, 701. 38 {i 235, 274, 213. 02 #3

§3 EEWMFEIFMESIFERIR

3.1 EEMEHER




Hhr 2017 56 2 FEFEHA

Az NRMIT

T EM SRR

1. A s P 3 18, 937, 892. 64 7,905, 089. 75
2. A IHF -9, 917, 235. 97 1,779, 135. 79
3. IR 15) 35 4 47y B5A BAF) 1 -0. 0097 0. 0035

4. BRI S B A

1,453,911, 034. 16

260, 153, 706. 59

5. IR S A0 B

1.112

1.106

1 i sl

ZART oy

2. A ORI s IR FE S AWM BN . BB
FHERAR O 28 MY i) A

3.2 EEIFERI
3. 2. 1A 5 IIE S AUFEN KR KI5 FHLS: A R 2 2R L
1, HRRTTH A

ARINEE 867

GUEAR ARG NN BT ) 2 6 (14 703
&, PGSR G I FR B ] 25

v IR,

HAtYN (A
AP A s Bzt A 2 Fe i (E AR Bl i

7/

(Bilhn. B P32 5
ANCIEIER Y TR L

i 7K

NS EAR B D

KR | MK | s ﬁiwﬁf oo | o
B B o e MU 2 b — —
©) EZQ | HIEEG e
HE=MH -0. 36% 0. 20% -0. 37% 0. 22% 0.01% —0. 02%
2\ iﬁﬁ?%ﬁd&ﬁ_C:
M4 L A
HHEIEK R | EGKR | kGithidd
BBt o TN 2 bR O—06 @—®@
® FREZED | HIREERO -
HE=AH -0. 45% 0. 19% -0. 37% 0. 22% -0. 08% -0. 03%

3.2.2 HESARAMKURESRHABUHER KRR R E RIS

B A RARF Y LR
o2z A TREE U R it 7 AL I IR 3 TR 2k




e SRR IO 107 RUE S BB HE  2017 4R 5 2 /AR s

St B E R 2 5\ S bR W 2t 22 s o EE ]

(2016 4F 3 H 23 H% 201746 A 30 D
1. %3 nlia—A:

13.70%

12.33%

10.96%

0.59%

8.22%

£.83%

2.48%

4.11%

2.74%

1.37%

0.00%

2016-03-23 2016-06-09 2016-08-26 2016-11-11 2017-01-27 2017-04-14 2017-06-30
— EEET -, — LEEE]

13.20%
11.58% J -".""“'I
10.56% M
0,248, i g
7.92%
£.60%
5.28%

3.96%

2.64%

]

N
1,32% ,N(ﬂ !

oo ey AT

2016-03-23 2016-06-09 2016-08-26 2016-11-11 2017-01-27 2017-04-14 2017-06-30
— EEEalE-c — LEEE]




ez pRk ot o g AR T R A &

2017 fE58 2 R

§4 BEAWME

4.1 ZE&LH (REESEFE/PNE) fHh

4

IR 5%

FEATE G 5 e 2 BYIRR

(ERER EAEH

ESF Al £
bR

L

SrYTi

I
13k &
EZS LN
FR
gl
S lSYIY

2016-03-23 -

13 4

R, 13 FFiESR.
LN AZY RS YN
WHOAEF . 2004 4F 6
MA LB S EHATRA
, ERJE TR R
ﬂ\&%ﬁﬂﬂiﬁ,ﬁ
FRAT LRI 5T 53RH 7 it 48 B
HR% . HulEIR T2k
B, TS LT
% . 2010 4F 9 A (T 4E
A WERG I I S AR SR AR
BREMNESLH., 2011
5 AR AT K
AT 2 i SR R S 4% Bt
HEMFRSLHE, 2015 F
6 H i [F B AT 22 [ 4 o
T R R G B R A I
FR TSRS EH,
2016 4% 3 H L [F] I AR A
TP PSR AIME K R T L
BHIRGRIEFH TR 4E
AIEEWHELI . 2016
6 AR AT 4
BRE LB AR
RREMEELH. 2017
2k, R AR AR
PHETRIERE 1 RS T B R
eI S A SO
2P, 2017 4F 5 Hild, [H
B PHAT 22 P TR L2 R
I B VR A IR B B A
SHE L, 2017 4F 6
Hild, RS2 AR
fe R A R AT B TR A 1Y
IEHFR RSN EES
B,

2017-03-16 -

6

LA, 6 fFESR.




e SRR IO 107 RUE S BB HE  2017 4R 5 2 /AR s

B S SMNZTT, FEAHE N
Z 3 M FEAEAE Y . PiAE _BHIE
S5 B R SR M Ui,
B E SR EHARA
] o Rk ] M R I H £
L, RHIESR AR R A
E B SR = A7 5T
mm$6HMA$y%
&, FEBRRIEES
FEHE, 2017 4F 3 HjdH
EARRES . A EREIT
=R FR AR R 4
fI 4243,

i

SEAC AR FHATE AR R A mE g 2 B, BIDLA T HO#E. AEZR ML &

SGEMATIE 2 GIEFRAL AL N 53 BEA% B B AR A SSRLE -

4.2 SFHNER B ] A B SR B B B W B AR A
T
4. SEEANHR &N A ZE B R FEF K3

G

7

7

m

AR HIN, AREGENRE Y GEFREREE) S6RERER LRSS
S UL B R GRS RUE, AB WG B 510 R 8 B AE

BT, EEHIXE AT T, NS0 N FOREA i, AR TEE MR
T o1 R ARV ) 1

4.4 APRGERHH

4.

4. 1 A5 5 i BRI AT 1 Dt
RyEHEIER = QEFRBESEHEAR AT SHERSEL), AFHET (B2

SEMHARATAVZGERGIREY, R, JPalEe. feEg s gma

Fe4

B LA B H G TR T SRR AT ET H AN LT A5

iR

PR RS FERE O, BRI RN A R E B A R B A SR UG R 1%

WRBOIRES, EHREET . RIEHEAE. B AN TR 5 B AR gt b 2507 JORM IR 28

#

I
=

WAL AP 2O EERIL & . SRR, AR SRR G2 R R A
T RUKS R B SRS S 5 I P AR AT 58 5 R FIN - DAPRAIE %% #5252 21 5 5 5 TR I 2 WL




e SRR IO 107 RUE S BB HE  2017 4R 5 2 /AR s

PERBRSLE . RN AR AT IR R R R i B al. RRAS LM SRR ik
BRI, A RIERBGEE N A RS, IR AR T A T 1
MFET . FERHIAT, AR SATHRGIA TSI, RS RRAS S0 AP IAT
Wigzo (1) G Fliplhss, SIEMHMILE. WImmse. WHlsme. La P
JEI,  SEBRIE B IR R IA R A R B A AL S L B A, (2 RS FT— &l
%5, BRAEGEIL BT S Wik, R 5 H R R A & 4 SO ST R
FAZAL S5 LA B 44 SCHEAT AR S T 2, % SEBR P A B DL AR AL S U o e 0 HEA T
L. # RN A BT IL B, HDAA )4 SR, TR W7 A R R
RWBEZ5T, BTAPHESE. (3 AT TS B AR RN, ek
W s d R . S AL EI iwind B, RATEIINTERALE R, WEEEATF. FR
EAL G A AT — RN BhR, WS R AL A GBS AT AL 2 SR SE R A 53 T
ERRE R, 5 0 LA AT, DA R 2545 R SRR A S BRI — — X, A
B NG BT S, B A AR 4 AT, R BT TERER IR E 25
T BT AT B 22 W W SURAERT, A R R O A AR 4R
WA RE B NIES T B3 5 BB m . BEAT AN AR AT RATIREE HIE . A F]
2 SCHAT IR — i W . R [R5 44 [F) H RIS 28 5 H 1 S 18] 52 5 LA FT g-5:850
AN PAE Gy R R 4008 1) 7 5 28 Gy A7 AT s KR BRI T i AW =T7 5 B
Cln: G IR, 8 W BB & 558 5 0 TF ISR 28 5 (K58 5 ks 2 Fe bk
BEATH A, AR A A LA 5 H IR 058 5 A B LRSS B i 2207 00T . A3
TN, A TN G SR BT L R AT
4.4. 2 FHAZ AT AL I B

WA EE 2 GER BB RESE AT A TS HER TR, AF G EES
R S IHRHIE T ARSI RE Bi0F. RIS S
FEZZ 5 B B ARAT R IR H R A B4z R, e R R AT TRE, LBl T e 4
Rt RIS 7oA L R R A2 5 i i S R R A A S R A s R
W BT R 1 R 1028 5 0 Mt 2R G, ST AR ORIF] 1022 ) FR b b AT RE R i, I s 3% 4 A )
(KRNI 22 G AT NHEAT T BT ARSI, BRIBEUE S DMK T R 52 53
Gy AFESEMAE Gy b, IR H 5 0 58 5 A 5/ (1 810 58 5 e e i 25 24 H A B Y
BRHIREN 0 IR, REILAHZ S .

bl

>~



e SRR IO 107 RUE S BB HE  2017 4R 5 2 /AR s

4.5 R A SR SR AL SR L
4. 5. 1 fi ity J N 2k S 0BT SRS RIS AT 20 A

KAt 6 H 14 HEAT TN U0 ERME, [FE1iahi; SRR
MRl o, FEATHPRA — O e CRMERR AT 12 A, ARRPF I 72 5147 =0
B, HEMEAERZRT 2019 HFJRIEE] 3WESK H bR, 4K FOMC 2 VUL A 1 48 & #HAF 1
HZRANT, WREARTT . GRS . (HIE TR B TR IBLIR (Rre i, 3
WUIRR 24055, FATINAE R R PR LU G, X 7 3 B R 5 i 47 & T Pl 4%
WMo TR, FR3ERMHESL, ECB. BOJ. BOE &5 4Bk 3 B I AT 4E 6 R BOER M
THRILY, XA AR RAT DR EAR N, SRR MES AN CafEfL kL
THE XX AR BIFHB R 1 IR Pk

T, BT EEARNK R, ARESRSRERAN; EHN, AEels
R AR O AERFAE DA KT BT o RS G B AT EERE TEHGL 0 EIEEE A =
I LR B AT WA 22 BN DA 2 & el s ELH AT, i 45 IR 22 3 D S AR
fir, fERIGH R A i i, A SR 2l st S Rt T B 5 L.

JRE R AP, ARTEG A LB O RS AE 45 B i E R R, 72 B 4 R 2 i 10 ) Al
SRS AR o ARFE G ARG A S AT RS, 05 N FEA NGRS W
AEIE
4.5. 2 A N S RIS I

B 201742 6 H 30 H, ek ulltamft AmHdE R 1. 112 76, C A EdE N
1.106 JG; 22 ERE Ut fit A 00 B (E 15 1K 309 -0. 36%,  C O i (H I K & -

0. 45%, [F 3 2% L B FEHERG K R -0, 37%.

4. 6 MEMNEGHHABRES T = HETE RN
ARG A P AL IR S A HUIR T 200 A SIS 4 98 7 VLI T 5000 75 7 5



e SRR IO 107 RUE S BB HE  2017 4R 5 2 /AR s

§5 HEHAEME

5.1 MEFRESFH=HEHNR

SE- 4 s8 ok

f EEA1 (%)

e 5 S NR )

AEAESEITE - -

ML I - -

3 AR - -

2 R 144, 308, 201. 06 7.36

3 fi] 72 WAL 3 P 1, 460, 181, 246. 50 74. 49

Hrh, fiiz 1, 460, 181, 246. 50 74. 49

B SCRRIESF - -

4 ERLAT A AR TR - -

Horpre azi - _

Ll - -

IR - -

U - -

5 KNI AE b B 7 - -

FHorpre SEWr QRIS IR B < B 7 - -

6 e TR - -

7 AT BN R & 261 328, 778, 610. 31 16. 77

8 HoAth 2% 1 % 7= 26, 914, 083. 28 1.37

9 Hit 1,960, 182, 141. 15 100. 00

5.2 MEWRESENER XD ESFTHNRERFTEIERE N0
AT AR A IR AT IR S AT SR




e SRR IO 107 RUE S BB HE  2017 4R 5 2 /AR s

5.3 MEMREITIDRIOBE LA RIER R A S

AFE G AR WIRARFFA S AL

5.4 MEHIREA RNME SESTHE MR RET B RERAEE

BB A

AFE G AR WIRARFFA S AL

5.5 MEMREFRFEHEEIRNBERREAS

b7 S waeirE (NRmoe) SR IR E S (%)
A+ZE A- 52, 885, 843. 97 3.09
BBB+ 24 BBB- 739, 981, 789. 20 43.17
BB+% BB- 554, 913, 784. 70 32.37
B+% B- 112, 399, 828. 63 6. 56

E: AGEFHR A S 1 ZERAARHELE R

ISRV IN R AR 8

MBIt EHU SR G5 RIS 2, RIEHET

5.6 R A RYME G EE B 1H#E IR/ RS AT LA SR 8RR A

| e
KR GBI | fRAK | BEGD | ARKMEGD
{E He il (56)
HSBC
US404280AS 127, 506, 943. 8
1 HOLDINGS 121, 939, 200 7.44
86 7
PLC
361
XS14157589 DEGREES
2 74,518,400 | 78, 830, 034. 62 4. 60
91 INTERNATTIO
NA
STUDIO
USG8H381AA CITY
3 74,518,400 | 77,493,919.71 4.52
26 FINANCE
LTD
BIOSTIME
USG11259AB
4 79 INTL 71, 808, 640 | 75, 254,018. 55 4. 39
HOLDINGS
XS15060666 | DNB BANK
5 76 ASA 67, 744, 000 | 72, 436, 626. 88 4.23




e SRR IO 107 RUE S BB HE  2017 4R 5 2 /AR s

L R N TISINGG
2. BB ARG, AbTigB IR M AIC R YT N AR T, D& PR HHL

5.7 MG HRIEA SRMHE G ES T3 E BN KIRT 48 B SCRFESs
BE A
AT G AR IR RS ™ SCHFIESR -

5.8 MG HIRILA RMHE 5 ES T = 3E LI NHEA KIRT T2 S RATAE M
e
ARFE G A WIAR AT ST A

5. O G AR A SOMHE & e S F = 3 E LU R/NERF AT+ 42 2 B A 40

P
& | sfF 2 SeE ANk

Frs | e EEEUN
KA | TR (NRTBIE) | EEH

(%)

ISHARES IBOXX | ETF 3% | JFil | BlackRock Fund
4

) 144, 308, 201. 06 8.42
USD HIGH YIELD 7, Advisors

5.10 |EHAGREME

5.10. 1 AR WIN, AFEEHTEIIAT-T R UES I RAT EAEA #3115
TR, WEAERE RS AT —ERZRAIETT A TREN.

5.10. 2 ARIEEGHFEMIHT T4 MR, AAELER T T8 AL 46 7 I E 4 08 I
JEZ MR IREEE -

5. 10. 3HABE = H %

Fe SR S NRTT)

1 A7 H PRUE S _

2 | NMUGEFREEK -

3| NHBA -




e SRR IO 107 RUE S BB HE  2017 4R 5 2 /AR s

4 INVLLEIPSS 14, 132, 993. 05

5 IS R A R 12, 781, 090. 23

6 | HAhRIGK -

T | R A -

8 | Mt _

9 &t 26, 914, 083. 28

5. 10. 43R & BIRFFH AL T B R AT 8% #5155 B 40
ARSI AR IR R FFAT AL T IR0 (0 T e 515

5.10.5 #REWIARET 148 B HA-FERUIE R FR 1B LT A
ARSI AR T IAHT A4 I 2 A AR T 52 BRI DL

§6 JFHAEEHIRS)

AL

T H M7z eI AR -A ez ol —C

AR ST 2 4y AL 7717, 239, 761. 80 714, 429, 092. 98
A5 WAL S S I B 625, 026, 818. 91 96, 715, 740. 90
P S S AR R e Bl 4 94, 780, 879. 33 575, 870, 620. 86
R WAL SR 7 AR B i A - -
AR TR JE 4y 0L 1, 307, 485, 701. 38 235, 274, 213. 02

§7 EESEBAZHEFRRERESEEER

71 EREEEANFHERESHFRZER
x

7.2 REEBEANCHERRERR ARSI S VY

13



e SRR IO 107 RUE S BB HE  2017 4R 5 2 /AR s

§8 FEXMHER

8.1 FEMNXMHFHER
etz R SE TUI R i 7 IR SR S R R B R B A [A))
e PRI TR AR 7R R ZR R R Sk S U T 45 )
3 (M A ERSEuii et i RUIE S B R R AT V0

8.2 fFH R
BEEEMAMESEEANQ D AHIT, 88T &8N KM

http://www. huaan. com. cno

8.3 ERAFR
PRt ] B A TN LR S A ], ERAE N R Py % A T A B AT A
(95 A 3% BT 4 B 25 )

e REBEARAT
—O—t&HEEtA=TH



